
Position Date

1

Merchant Inter-bank

FCY / INR FCY / FCY FCY / INR FCY / FCY

Spot

2

Forward

3

Forward
Cancel-
lation

4

Spot

5

Forward

6

Forward
Cancel-
lation

7

Spot

8

Swap

9

Forward

10

Spot

11

Swap

12

Forward

13

Week Ended

Jun. 23, 2006 Jun. 30, 2006 Jul. 7, 2006 Jul. 14, 2006 Jul. 21, 2006 Jul. 28, 2006

1 2 3 4 5 6 7

Amount 0.50 85.47 203.35 20.59 52.61 30.24

Holders

1

Jul. 28, 2006 Variation in Total Treasury Bills

Treasury Bills of Different Maturities
14 Day 91 Day 182 Day 364 Day

(Intermediate) (Auction) (Auction) (Auction)
2 3 4 5

Total
(2+3+4+5)

6

Over the
Week

7

Over End
March

8

Reserve Bank of India

Banks

State Governments

Others

— — — — — — —

— 14,092 7,926 29,271 51,290 727 573

45,674 9,619 2,932 5,350 63,575 1,857 11,709

170 5,257 2,249 8,897 16,573 1,052 8,931

Source : National Stock Exchange of India Ltd.

Purchases

Jul. 10, 2006

Jul. 11, 2006

Jul. 12, 2006

Jul. 13, 2006

Jul. 14, 2006

Sales

Jul. 10, 2006

Jul. 11, 2006

Jul. 12, 2006

Jul. 13, 2006

Jul. 14, 2006

20. Government of India : Treasury Bills Outstanding (Face Value) (Rs. crore)

19. Weekly Traded Volume in Corporate Debt at NSE (Rs. crore)

FCY : Foreign Currency. INR : Indian Rupees. + : Market closed.

Note : Data relate to purchases and sales of foreign exchange on account of merchant and inter-bank transactions.

802 440 121 224 422 499 1,947 1,807 69 2,178 879 32

750 310 88 148 373 360 1,761 1,558 115 1,893 1,037 26

796 452 90 343 407 205 1,071 1,403 74 1,663 709 73

1,016 430 92 182 390 422 1,819 1,996 200 2,200 887 95

1,032 1,425 197 473 432 500 2,665 2,072 282 2,072 700 298

1,079 426 174 200 423 549 1,721 2,458 165 2,025 852 47

805 248 132 149 362 365 1,702 1,654 110 1,873 984 56

955 380 125 312 386 214 1,025 1,483 152 1,711 569 79

953 519 241 200 335 457 1,694 2,158 308 2,187 941 100

946 680 260 502 374 422 2,669 2,264 377 2,017 667 397

Note : With effect from October 8, 2005, trading in securities on WDM segment will not be available on Saturdays.

18. Turnover in Foreign Exchange Market # (US$ Million)
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